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INDEX : KISS S HAH X+ & ESGXI== =01

Y7t Ext KEY POINT
Z7H2 xHE 02)3215-1437 o MFLHH| Z DX SHFCUE LA
o TFC{H| SFAH X[ +AE 57t
o TZFECOHH| S|AKY X|5= =5 =AFE 57t
I. KISSEAX|5 0|
H1. MAX| 5 7|2HE FHFUE/FH0[¥/YTM FHAAE, T - %)
T2 1w 1™ 3M 6M 1Y 3y Inception

SR | FHSUE -0.06 0.76 -0.05 5.13 3.79 1.14 1.64
Duration 5.50 537 5.56 514 5.38 5.61 175
YTM 3.51 3.61 347 4.08 3.53 1.40 7.45

= XY FHoE -0.23 0.94 -1.14 6.82 3.11 -3.04 1.65
Duration 9.14 8.84 9.25 8.47 8.77 9.21 2.05
YTM 3.32 3.42 3.16 3.87 3.26 1.62 6.86

Eotxy FHoE 0.06 0.38 0.80 2.37 3.59 6.41 1.27
Duration 1.19 1.21 1.22 1.21 1.20 1.04 0.96
YTM 3.36 3.45 3.36 3.77 3.30 0.71 6.80

L=IPNPA| FHoE 0.08 0.65 1.05 4.09 511 449 1.86
Duration 2.58 2.57 2.54 247 2.66 3.26 1.35
YTM 3.91 4.02 3.99 4.54 4.09 1.47 8.43

KOBI30 FHoE 0.04 0.43 0.70 2.82 3.62 507 1.40
Duration 1.82 1.79 1.80 1.78 1.79 1.79 1.87
YTM 341 3.51 3.39 3.91 337 0.95 6.86

KOBI120 FHoE 0.07 0.37 0.91 2.30 374 6.78 1.25
Duration 0.95 0.93 0.95 0.94 0.92 0.92 1.11
YTM 3.57 3.65 3.68 3.99 3.55 0.83 7.09
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ALZ : KISKHAE 7L

=2 MHX|+= Falo]d 0| =3, MHX| YTM F0|

10 6.0%

) W 5 0%

4.0%

6
W 3.0%
4
2.0%
2 1.0%
0 0.0%
2021-03-29 2022-03-29 2023-03-29 2024-03-29 2021-03-29 2022-03-29 2023-03-29 2024-03-29
— EE BRI =kl S0t — ST AR EnEYl S
| ALRH KOBI30 KOBI120 S|ARKY KOBI30 e KOBI120
XbE: KISKHEEIL A2 KISKHEEIF
2. KIS AX| 5 ME/2U7|E Duration
T& 37HE~14 1~2d 2~34 3~54 5E0]4 HH
= XY 0.67 1.50 243 3.71 13.38 8.58
N 0.62 143 238 3.75 6.87 2.92
Sy 0.63 143 2.41 3.72 11.04 437
S5 d 0.55 1.41 2.37 0.00 0.00 1.18
28Ky 0.59 1.37 224 3.37 6.28 1.33
7|Et=E X 0.61 1.44 233 3.60 5.58 1.64
NS 2RET) 0.64 1.49 239 3.76 9.11 2.78
M (S EES) 0.00 1.86 0.00 0.00 0.00 1.86
ABS 0.60 1.37 2.33 3.72 0.00 1.42
A 0.62 1.44 2.38 3.69 12.90 548




H3. KISSE AKX ME/T7|E YTM

(EH2l: %)

& 37HE~14 1~2d 2~34 3~54 5E0]4 HH|
= Xi 3.426 3.373 3.330 3.365 3.345 3.355
N 3.549 3.533 3.580 3.607 3.660 3.586
S 3.597 3.552 3.545 3.537 3.604 3.571
S5 A 3.394 3.359 3.374 0.000 0.000 3.374
2 Xy 3.599 3.527 3.496 3.526 3.839 3.554
7|Eta-& X 3.938 3.916 3.921 3.964 4.434 3.936
AN (S EZRES) 3.893 3.918 3.918 3.849 4.104 3.929
A EES) 0.000 4617 0.000 0.000 0.000 4617
ABS 3.781 3.752 3.730 3.667 0.000 3.753
A 3.631 3.579 3.570 3.527 3.408 3.520
Xt KISKHHE 7}
H4. KIS AX| 5 ME/U7|E H|F (TH21: %)
72 374 ~1d 1~2'd 2~34 3~54 50| 4 A
= Xi 4.05 5.86 5.01 6.03 27.90 48.85
N 0.16 0.26 0.28 0.44 0.14 1.28
SxY 2.37 3.00 2.29 2.24 3.54 13.45
sot5H 1.90 2.65 0.51 0.00 0.00 5.06
28Ky 456 4.03 1.38 0.90 0.03 10.89
7|EtE & X 2.71 2.79 1.58 0.99 0.08 8.16
A (S ZEET) 2.29 3.04 2.46 1.53 1.32 10.63
AN (B RES) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.58 0.68 0.32 0.10 0.00 1.67
A 18.63 22.32 13.82 12.22 33.01 100.00
XbE: KISKHAE 7}
#5. KISS XA X|+ ME{/U7|E 5= = (THSl: 7H)
T2 374 ~1d 1~2'4 2~34 3~54 50| 4 A
=M 19 22 21 35 51 148
N 200 257 255 500 49 1,261
S=Xy 449 658 484 463 716 2,770
S5 d 10 6 2 0 0 18
28Ky 455 363 128 94 8 1,048
7|Eta-8 XY 1,501 1,555 839 520 73 4,488
SN (B RREET) 472 596 459 322 403 2,252
AR (B2 ET) 0 1 0 0 0 1
ABS 422 342 112 29 0 905
A 3,528 3,800 2,300 1,963 1,300 12,891

X2 KISKHEE 7}
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Il. KIS ESGX|HX|x= 0|

H#6. ESGH A X| = 7|1ZHE X459l §/720]4d/YTM (FEEAE, YIMERS : %)
T= 1w ™M 3M 6M 1Y 3Y Inception

KIS FESOE 0.080 0.590 0.980 3.690 4510 4.440 0.228
ESG Duration 2.270 2.250 2.240 2.280 2.390 2.880 3.110
e YTM 3719 3.827 3.795 4343 3.856 1.347 2.488
Sustinvest  |=&4=0l8 0.080 0.600 0.970 3.700 4.460 4510 0.184
ESG Duration 2.290 2.280 2.280 2.310 2.480 2.880 3.380
YTM 3714 3.822 3782 4332 3.836 1323 2.066
Whos =H4olg 0.080 0.670 0.860 4,030 4,550 4.100 0.111
Good Duration 2.740 2.710 2.790 2.710 2.840 3.360 3.070
ESG YTM 3.730 3.835 3.796 4345 3.833 1.368 2.253
o= FESOE 0.090 0.580 1.010 3.690 4610 4.760 0.148
ESG Duration 2.090 2.080 2.170 2.170 2330 2.840 2.820
A v 3.741 3.841 3.855 4389 3.880 1.356 2391
ESG EESEaSE 0.080 0.600 0.930 3.720 4410 4,600 0.102
=HMA  |puration 2.420 2410 2380 2.380 2.450 2.890 3.690
YTM 3.664 3.774 3.751 4304 3.811 1.276 1.996
HlZX|$  |$H2E 0.080 0.650 0.880 3.960 4,560 4.280 0.219
Duration 2.640 2.620 2.680 2.620 2.750 3.260 3.100
YTM 3737 3.841 3.806 4352 3.846 1325 2.410

Xt KISKHHE I}

%4, ESGHH F+ X5 F0|

106
104
102
100
98
96
94
92
90
88
2021-03-29 2021-09-29 2022-03-29 2022-09-29 2023-03-29 2023-09-29 2024-03-29

——KIS ESGE & ——— SUSTINVEST ESG WHOS GOOD ESG
SHEESGHT A ESGEXNAHH  ——H|LX|




125, ESGH X[+ F&lo]d 0| Jd%6. ESGHAX|$ YTM 0]

5 6.0%
4 5.0%
4.0%
3 W\'\_\,\\_vmw
M‘\—»W 3.0%
2
2.0%
1 1.0%
0 0.0%
2021-03-29 2022-03-29 2023-03-29 2024-03-29 2021-03-29 2022-03-29 2023-03-29 2024-03-29
KIS ESGS & SUSTINVEST ESG s K|S ESG S 2} SUSTINVEST ESG
WHOS GOOD ESG StaEsG AT A WHOS GOOD ESG StREsG AT A
ESGE XK ClimpES ESG2H A —H3X$
A& KISKHLEE 7} A2: KISKHAHE 7}
F) SHRESGA T A HAEY|Y Lald F7h1E SHE|)
H7. KIS ESG S8 ME{/2t7|E Duration
= 370 ~1d 1~24 2~34 3~54d 5E0]4 HH|
S=x 0.64 142 237 3.74 8.41 2.62
2y 0.57 1.33 222 3.28 0.00 1.40
7|Et=8x 0.59 1.48 2.35 3.65 5.52 1.88
IAMESEEET) 0.64 1.49 2.39 3.77 7.54 2.46
A (B R ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 0.58 1.38 234 3.82 0.00 1.51
TH| 0.62 1.43 236 3.71 7.94 2.27
X2 KISKHAEE L
#8. KIS ESG S X| = ME{/UI|EH YTM (21: %)
= 374 ~1d 1~24 2~34 3~54d 5E0]4 HH|
S=Xy 3.607 3.556 3.546 3.554 3.644 3.575
2%y 3.589 3.516 3.479 3.516 0.000 3.539
7|Et=8X 3.781 3.749 3.788 3.883 4225 3.804
NS 2RET) 3.859 3.868 3.904 3.840 4,058 3.890
SIMHESZET) 0.000 0.000 0.000 0.000 0.000 0.000
ABS 3.647 3.722 3.670 3.586 0.000 3.681
TH| 3.701 3.691 3.720 3.684 3.854 3.712

X2 KISKHEE It



H9. KIS ESG Z8X

+ ME|/T7|E HIF

(EH2l: %)

=2 374 ~1d 1~24 2~34 3~54 50|44 A
S 8.17 10.19 6.46 7.01 3.80 35.62
28Ky 5.29 430 2.49 1.38 0.00 13.45
7|Eta-& X 1.77 1.70 1.05 1.11 0.14 5.77
A (S ZEET) 8.34 10.74 937 6.08 3.59 38.12
A (B2 ET) 0.00 0.00 0.00 0.00 0.00 0.00
ABS 1.99 3.09 1.52 043 0.00 7.04
A 25.56 30.02 20.88 16.01 7.52 100.00
Rt KISKHAHE 7F
H10. KIS ESG S K|+ ME{/UI|H F=5 (H2: 7H)
=2 374 ~1d 1~24 2~34 3~54 50|44 A
S 178 254 166 228 146 972
23Ky 87 67 38 17 0 209
7|EtE2&X 147 143 88 83 12 473
AN B EEES) 285 352 289 219 189 1,334
M (S EES) 0 0 0 0 0 0
ABS 67 88 40 6 0 201
A 764 904 621 553 347 3,189

Xt KISKHHEIF
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K|k CHH] 33bp HSRLCEL 0 5EHE2 23bp &5, 310 1082 37p &
T E= X3 OfH| 1.0bp HAE 2.5bp, 5/10° AT EE 57bpE 7|
1 3/109 AZYEE 04bp SCHE 8.2bpE 7| EFHCE

21 24 Saws @ 2 S 2a|Hs (&91: %
= s KTB 3YR KTB 5YR 7|1&=2e| MSB 1YR MSB 2YR
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Q KISKFAHE 7}

#1. F4 23K 22|HSE (2H9l: %)
THE 3/8 3/15 3/22 3/29 MEL{H|(BP)

=214 3.375 3.36 3.335 3.355 2.0
=S¢t 24 3.335 3.387 3.35 3.36 1.0
=1 34 3.265 3.305 3.287 3.32 33
=154 3.297 3.34 3.322 3.345 2.3
=1 104 3.325 3.41 3.365 3.402 3.7
SAHHAAA 3 3.528 3.554 3.504 3.522 1.8
SAHHAAA 5E 3.529 3.582 3.524 3.512 -1.2
SAHAAA 104 3.616 3.672 3.592 3.601 0.9

RHE : KISKHAHE 7}

213, 30X SPREAD 30| (ZHl : bp) d2l4. ExXJAAA SPREADZO| (S : bp)
3_5SPREAD 5_10 SPREAD 3_10 SPREAD 3Y SPREAD 5Y SPREAD 10Y SPREAD
40.00 - 60.0 -
20.00 oo
" J\\(. A\
AT | \\5,\
0.00 WWL 20.0 \
-20.00 - - - ] 0.0 -
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X2 : KISKHAHE 7} Xt& : KISKHAHE L
H2. FU I3 AZYE HE (E+2I: bp)
NS 3/8 3/15 3/22 3/29 M|
=1 3 10 SPREAD 6.0 10.5 7.8 8.2 0.4
=1 3 5 SPREAD 3.2 35 35 2.5 -1.0
=1 5 10 SPREAD 2.8 7.0 43 5.7 14
=1 _EX{AAA 3YR SPREAD 26.3 24.9 21.7 20.2 -1.5
=1 _EZLX{AAA 5YR SPREAD 23.2 24.2 20.2 16.7 -35
=1 _EX{AAA 10YR SPREAD 29.1 26.2 22.7 19.9 -2.8

Rt : KISKHAME 7}
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@ KISKH&HE 2}

9. 2F A wHsg (Et2l: A, %)
UEYd 89 27| o LhEFo
2024-03-25 Z23A883 34 oy 3,000
2024-03-25 22884 204 g 1100
2024-03-25 SAHKHT| YT SR HB46(Al 34 oy 1,400
2024-03-25 SAHKN 7| AT S 847 (A 54 RS 1,100
2024-03-26 7| e = A| 2 AF24-03-73 14 oy 1,400
2024-03-26 H7| e A| 2 AF24-03-74 24 oy 1,100
2024-03-26 S = ST 405 54 oy 1,100
2024-03-26 Z 23885 54 oy 1,500
2024-03-26 E 25886 204 oy 800
2024-03-26 TS S A45(A 34 oy 1,800
2024-03-27 ST YT S KN HB48(At 74 oy 1,000
2024-03-27 Sh=m 7t A S AL483 2 oy 1,000
2024-03-27 ot 7t AT AL484 34 oy 800
X2 : KISKHEE L
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Y2 LS SIHUCL FSAIH0AME 18 olste] AUZE, 513 ol¢el F7I=
AAA SEE THLE ZME 200 2dx Az =

AR AAA TS Az E= 19 F7H0] 4.7bp, 5E & 10E F#240[242F 5.0bp,

2!
kis
7. 28X 3y YTM 30| (EH9l : %) &2 o{HxH 3y YTM 0| (2Hl: %)
g | —— FTH —— HBH —— S BB g e R
.
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5 J
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3 J
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33 23xf S 0CiH| SPREADZEO| (% : bp) 34, of ™| S CHH| SPREADFEO| (£t bp)
140 - .*;:E.;:: 3Y- KTB 3Y _f "XH KTB 3Y 250 7IEfE1:3KHAA+- KTB3Y
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H1 2¥8M 30cjH] AZYE Y HEE (E42): bp)
s3 =F A=Y E(03/29) TRCHH|(03/22) My (02/27)
gt7] 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y
= 184 | 173 | 236 | 639 | 50 | 00 | -35 | -35 | -58 | -49 | -45 | -70
5= 184 | 173 | 271 | 700 | -50 | 00 | -35 | -35 | -58 | -49 | -45 | -7.0
AAA 220 | 317 | 410 | 740 | 47 | 10 | -50 | -25 | -7.7 | -69 | -75 | -6.0
AA+ 288 | 423 | 540 | 831 | 47 | .10 | -25 | -25 | -7.7 | -54 | -3.0 | -6.0

H2. O{Fx| 3 CHH| A=Y E G HEEF (2: bp)
8 =23 2ZH E(03/29) HZCH](03/22) HEcd]|(02/27)
qt7] 1Y 3y 5Y 10Y 1Y 3y 5Y | 10Y 1Y 3y 5Y | 10Y
i) 313 | 442 | 587 | 1410| 40 | -35 | 10 | -05 | 05 | -43 | -1.0 | -28
3= 338 | 496 | 779 | 1606 | 40 | -40 | -1.0 | -05 | 05 | -43 | -20 | -28
AAA 452 | 693 | 943 | 1799| 67 | -70 | -30 | 1.0 | 32 | -86 | -40 | -2.8
AA+ 1416 | 1737 | 206.2 | 2472 | -55 | -40 | -1.0 | 00 | -15 | -3.8 | -1.5 | -18
AAA 2152 | 2474 | 2667 | 2901 | -50 | -50 | -1.0 | 00 | -00 | -38 | -15 | -1.8
AA+ 2706 | 316.2 | 333.1 | 3549 | -50 | -40 | -1.0 | 00 00 | -38 | -15 | -18

= o o
SN LAY 228 1,9009 A2 M = CHH| 2,900 2 S7HAUCH 2N ZHE2 Ld ZM S LE
WICH 28 2ol 32 Sa7|g2do 13 AUE SRt 21 CiH| 2AH 15.6bp, 14.8bp=2 2ot
LHS LIELTUCE OJOjA o=t 2R 1 ZRIX FA| ZME LIEHHCE SHH O|EX S M= =4
SHO[O] ZM7F OJo Lt s 2d 2| 5 27| O| M7t 242t 21 21.5bp= TAE|H Lot ZMHE ER
1, 0|0{M A|S2 Of&XH FA| QE = LAHSHH LM S O[O 2Lt

|Eta X LHB2 2% 472592 ™ F CiH| 7,284 3 SItUCH LDAAT FRAA- O|HQ| &5
OlAM ZME LIEIH oD 28 S0M ZM7t 222 B7|= ACH A+ S22 LM Oto[mo|HEMH[ AT
2|otel 3 Tt7| O|# A7t Q1 40bp2 LAHSIH ZAME OB UM 2|10 AA- O] 2R FHI| &t 7}
EXOM ZME LIEIHLE AA- S22 dTiFH A 57| O|HEX|ZF A 7hpE UM E|7| =}t oHH
A0 S=2| Ol F27HT[E 1.5 O[5t LYHZO|M 2 4bpE LAHSIH AME 20[7|= HCt 1 29 5&
OlM= CIH[ZHI| &0 Hig2|2 ZHS 5t1l, 22/9 sa0AM= ESME 20|H Drzict.
Q85 37 2uM waRol @0 R T OiFA el @1 %
12,000 - nES2X mAZX] mAAA AA+ 12,000 - = FH ] B
10,000 - 10,000 -
8,000 - 8,000 -
6,000 - 6,000 -
4,000 - 4,000 -
2,000 - 2,000 -

R ——————— T ——————
KHE: KISKHEE 7} XtE: KISKHHE T}

14



H3. T 2 L g (H91: %, A
s3 T2 alge | LAmy e e Sl =) ol
AAA AZ2421%H0100-0325-1 3430 OIE 14bp | 2024-03-25 | 2025-03-25 3,000
AAA 71428 (4)2403E1A-26 3.440 OIE 13bp | 2024-03-26 | 2025-03-26 1,200
AAA | SR 2B (2H)2024-030|3Y-E| 3570 2E -6bp 2024-03-26 | 2027-03-26 2,000
AAA AbZ24410]0200-0326-1 3.480 2 -1bp 2024-03-26 | 2026-03-26 3,200
AAA A2 EMH(2H)24-30]18-26 3.570 2 -2bp 2024-03-26 | 2025-09-26 1,100
AAA st=E 228240302 2l-1 3.440 OIE 13bp | 2024-03-26 | 2025-03-26 3,200
AAA 7| 2l (A)2403EH11A-27(Ah 3420 OIE 15bp | 2024-03-27 | 2025-03-27 1,000
AAA | S LS B A (E2H)2024-030[5Y-F| 3.580 OIE 22bp | 2024-03-27 | 2029-03-27 2,000
AAA St +ZU282403KH-&01-92 3.530 21" -9bp 2024-03-27 | 2024-06-27 2,000
AAA 7| 23l (A)2403EH1A-28(Ah 3410 OIE 16bp | 2024-03-28 | 2025-03-28 1,100
AAA SHLI2347-030(12-28 3.560 2 -5bp 2024-03-28 | 2025-03-28 600
AAA SHL2347-030(1.52-29 3.530 21 -3bp 2024-03-29 | 2025-09-29 1,500

F2: KISKFAHE 7t

H4, F2H o L s (H91: %, A
S8 =Y Waligo | ddlAamge e = LR
AA- AIBHIH I £ 497 -1 3.998 g 2024-03-25 | 2026-09-23 300
AA- M I EH497-2 4012 2E -2bp 2024-03-25 | 2027-03-24 100
AA- M m EH497-3 4012 2E -2bp 2024-03-25 | 2027-03-25 1,200
AA- M I EH497-4 4126 21E -3bp 2024-03-25 | 2028-03-24 400
AA- MBI I EH497-5 4.228 21E -5bp 2024-03-25 | 2029-03-23 500
A0 Off 727K I| & 207-1 5.789 g 2024-03-25 | 2024-12-20 200
AO Off 727K | & 207-2 5.943 IE +4bp | 2024-03-25 | 2025-04-22 200
AO Off 727K I §207-3 5.943 IE +4bp | 2024-03-25 | 2025-04-25 200
A0 Of 7274 I §207-4 6.024 IE +4bp | 2024-03-25 | 2025-09-25 100
A- 7| 270 E178-1 5.847 g 2024-03-25 | 2025-03-25 450
A- 7|27 m E178-2 5.909 oE 2024-03-25 | 2025-06-25 100
AAO 22|7t=238-1 3.726 oE 2024-03-26 | 2026-03-26 900
AAO L22|7t=238-2 3.781 oE 2024-03-26 | 2026-09-23 700
AAO 22|7t=238-3 3.789 2 -2bp 2024-03-26 | 2027-03-26 600
AA- SHLIFH I £ 424-1 3.880 oE 2024-03-26 | 2026-02-26 200
AA- SHLEH I EH424-2 3.915 oE 2024-03-26 | 2026-06-25 100
AA- SHLI7H I B 424-3 3.915 oE 2024-03-26 | 2026-06-26 500
AA- SHLIIH I 2H424-4 3.941 oE 2024-03-26 | 2026-09-23 400
AA- SHLEIH I EH424-5 3.947 oE 2024-03-26 | 2026-10-26 900
AA- SHLIIH I EH424-6 3.961 2 -2bp 2024-03-26 | 2027-03-26 300
AA- SHLEH I EH424-7 4024 2 -2bp 2024-03-26 | 2027-09-24 400
A+ Mjoto|mo| 122 4572 TH -40bp | 2024-03-26 | 2027-03-26 500
AA+ A olH|=E17tE402-1 3.702 9E 2bp | 2024-03-27 | 2026-05-27 500
AA+ A olH|=E17tE402-2 3.728 9E 2bp | 2024-03-27 | 2026-09-23 300
AA+ 7| 0|H| = BI7F=402-3 3.746 2 -3bp 2024-03-27 | 2027-03-26 1,200
AA- JB 22|74 E505-1 3.935 oy 2024-03-27 | 2025-06-27 300
AA- JB 22|74 o] E505-2 3.953 oy 2024-03-27 | 2025-08-27 200
AA- 22|71 o 2505-3 3.953 g 2024-03-27 | 2025-08-28 100
AA- JB 22|74 o E505-4 4013 oy 2024-03-27 | 2026-02-27 500
AA- JB 22|74 T =505-5 4.024 oy 2024-03-27 | 2026-03-27 500
AA- 22|71 I E505-6 4.065 oE 2024-03-27 | 2026-09-23 300
AA- JB 22|74 E505-7 4.099 oy 2024-03-27 | 2027-03-26 200
AA- RHFH=526-1 4117 oy 2024-03-27 | 2026-03-27 1,300
AA- 2H7H=526-2 4.130 oy 2024-03-27 | 2026-05-27 1,200
AA- Mol O] X[ = 74 | 22291 3.824 g 2024-03-27 | 2025-03-27 400
AA- QMol| O] X[ =7 | Eh229-2 3.828 g 2024-03-27 | 2025-04-25 300
AA- Mol o] X[ =7 | Eh229-3 3.832 g 2024-03-27 | 2025-05-27 200
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AA- Qo O K| & & 7K | B 229-4 3.896 9IE -2bp | 2024-03-27 | 2026-03-27
AA- A E512-2 3.961 9IE -4bp | 2024-03-27 | 2026-11-27
AA- A E512-3 4222 9% -7bp | 2024-03-27 | 2029-03-27
AO oh= 71 | §527-1 5.614 oy 2024-03-27 | 2025-03-27
AO st=7m|e527-2 5.762 oy 2024-03-27 | 2026-03-27
A0 o= XN I E108 5.611 oE 2024-03-27 | 2026-03-27
AA- BNKZH I &350-1 4117 oy 2024-03-28 | 2026-03-27
AA- BNKZH I &350-2 4127 oy 2024-03-28 | 2026-04-28
AA- BNKZH I &350-3 4138 oy 2024-03-28 | 2026-05-28
AA- A2 71 I §730-1 3.843 2 -3bp 2024-03-28 | 2026-01-28
AA- AR2 74 I E730-2 3.866 2 -3bp 2024-03-28 | 2026-03-27
AA- AH2 71 I §730-3 3.937 2 -5bp 2024-03-28 | 2027-03-26
AAO 1L 7+=904-1 3.725 2E -5bp 2024-03-29 | 2026-09-29
AAO S 71=904-2 3.883 2E -6bp 2024-03-29 | 2028-03-29
A+ | 2| = 7K | & 252-1 5.075 oE 2024-03-29 | 2026-01-29
A+ 0| 2| = 7K m| & 252-2 5.095 g 2024-03-29 | 2026-03-26
A+ 0| 2| =7 m| & 252-3 5.095 oE 2024-03-29 | 2026-03-27
A+ 0| 2| = 7K | & 252-5 5.166 g 2024-03-29 | 2026-11-27
A+ ol 2| =74 | & 252-6 5.179 g 2024-03-29 | 2026-12-29
BBB+ CiHIZH D E119 5.680 +568bp 2024-03-29 | 2025-09-26

Kt2: KISKFAHE 7}
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OIALKN : &t &2, 2l "= ZM EHHVI

o 7} EekX} KEY POINT
o|ste gl 02) 3215-1471 o JIAMKY 22| O BEZr|H AZYE =4

SAMY A E S
SHAL 7|F AR 3 TH7| AAASE2| =10 CfH| 3R ATy Es ™ FELCH-23bp 7t 43.2bpE

LIEFHD, A0S 52 & FEL} -3.8bp 5122 140.7bpE 7| ZSIRACE M =H0j| [HE 7tF 2 EO| U7

rir

SHAIZH =Mz ele] G JEiet AT

—

i Ll

oln
Ju

ol ez ofd| A= S22 H2| 0| JriHe=

FHEH AZE M 70 O|Of ML stety| 52| eIt 7|CHofl WHE D= 7|=7F R A= B K| 3=0] 0]

Of A=t +=22 MM AZ2 ZM 221717t AEFE A2 =AM AE= SE7|=

mjo

Ao o

Ct. +H HDHHLHLHEZ 2 A-O|M AVCE RESE0| ML ALCL.
a7, A S2|50| (59l : o 9)
6.5 600
5.5 500 _
AOAIHY E
45 400 AAOA IR E
AAAA Y E
3.5 300
——A0
25 200 —AA0
— AAA
1.5 100 2734
0.5 ‘ ‘ 0
2021-03-29 2022-03-29 2023-03-29 2024-03-29
XIE : KISKHAE 7}
H1. Oy S A=y E U HEE (E421: bp)
s 3F A2TY E(03/29) L] (03/22) ™ LiH](02/29)
at7] 1Y 3y 5Y 10Y 1Y 3y 5Y 10Y 1Y 3y 5Y 10Y
AAA 315 | 432 | 451 | 887 | -18 | =23 | <10 | -10 | -21 | -06 | -1.2 | -65
AA+ 339 | 487 | 617 | 1081 | -20 | -43 | -35 | -45 | -40 | -63 | -25 | -92
AAO 382 | 530 | 680 | 1415| -20 | -43 | -35 | -45 | -40 | -58 | -25 | -92
AA- 432 | 592 | 796 | 1781 | -21 | -43 | -35 | 45 | -41 | -68 | -25 | -92
A+ 746 | 1136 | 1553 | 2326 | -15 | -38 | -25 | -25 | -65 | -11.3 | -70 | -82
A0 915 | 140.7 | 201.3 | 2811 | -10 | -38 | -25 | -25 | -60 | -11.3 | -7.0 | -82
A- 1183 | 1852 | 261.3 | 3324 | -10 | -38 | -25 | -25 | -60 | -11.3| -70 | -82

Xt : KISKHAE 7}
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Ol= AIota8XIF(AAA), SHSEMH(AAA), ST AXH(AAA)L| AAASE =2 = ZAHO| BIRUALE
FIHHC 2 U2 ZF8XIF(AA0), O| XA X|HARXA)UME HHEZ 0O[01ZfeH H2|= F8X|FE 2
HE, 39E 22 JE 0 CiH] & 30bp, 45bp LASIH HAZXDH 2IAAK +=Q 5 HIECE daXoz &
A2 OMCEH 48 11 A0 otz 2(AKY BH7| 2 S22 A5F10 AF0= Ase HIRE 2A S
2 4Ho| AUS ofjFolct.
H2. S|AMY wE e (EH2l: %, bp, A, AF)
HESE 359 LR HUHO|g LAmyc | Loy | U
AAA Leta&XF164-1 2024-03-25 3.648 NP8 -5bp 3 1,000
AAA Leta&XF164-2 2024-03-25 3.666 NP8 -8bp 5 1,000
AAA ZHF 81 H2024-1-1 2024-03-25 3.614 7HERIE -4bp 1 1,200
AAA SHIEMH2024-1-2 2024-03-25 3.628 JHEBIE -11bp 3 800
AAA oh= == AKX 78-1 2024-03-25 3.617 - 5 1,000
AAA ot = AR 78-2 2024-03-25 3.742 - 10 900
AAA ot =3 YXHE78-3 2024-03-25 3.719 20 1,000
AAO ozl =3&XlF16-1 2024-03-26 4.046 ZHE I -30bp 2 2,000
AAO H2|=5&X|F16-2 2024-03-26 4.099 JHE2E -45bp 3 500
A- O| K| A X| HAE|X4-1(Ah 2024-03-28 6.3 - 1 200
A- O| K| A X| HAE| X4-2(Ah) 2024-03-28 6.5 - 15 50
F) RFEZS T2 Lt S|AM, ELS H|Q|
Xt=E: KISKHAHE 7Y, o EF 2K R
3. DAY 27| B (SHSl: %, ', o4g)
HEgSE 359 LR nHO|E 27 gt | kol
A+ A FAO0|HM59-1(X]) 2021-03-26 1.633 3 1400 3,350
AA+ SK273-3 2014-03-25 4258 10 1000 73,000
AAO SKEEEHHIE47-2 2019-03-26 2.089 5 1600 14,500
AAA BNKE & X|F36-1 2022-03-24 2.77 2 600 15,200
AAA ot e &2 38-3 2014-03-26 3.674 10 700 28,000
F) RFEZS T2 Lt S|AM, ELS H|Q|
Xr=E: KISKHHE 7Y, o EF 2K R
4. X 3| A A = (E42l: %, bp, 4, 48l)
HESE 3549 LR 2 A=y E/B5HOIE 27 R
A0 HDAC AL 7| A 2024-04-01 4,068 2 560
AO HDTCH A 7| A 2024-04-01 4.194 3 440
A0 HDAC AL 7| A 2024-04-01 4538 5 200
AAO ROEEER 2024-04-04 JHERIE -11bp 3 2000
A+ a2 7ot 2024-04-05 JHETE +30bp 2 250
A+ a2 7ot 2024-04-05 7HETE +30bp 3 250
F) REZS T2 Lt SIA, ELS H|Q
A} IE
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&2 A Lol 0] (291 : 9 &)
180,000

160,000

140,000

120,000

100,000 2021
80,000 " 2022

= 2023

60,000 - = 2024
40,000 -+
20,000 -+

18 28 38 48 58 ¥ 78 s o9 108 1n1¥ 128

KtE : KISKHAME 7}

123, SIA YT 30| (&
2900000

2700000

2500000

2300000

2100000

1900000

1700000
2022-03-29 2022-07-29 2022-11-29 2023-03-29 2023-07-29 2023-11-29 2024-03-29

KHZ : KISKHAHE 7}

25 A RESAIYS TF0f Hloi 22 A7t O[O MLt BH mSE2 6= 1,798Y

rio

o=

r2

=
CHH| 7,2289 & S7IUCE S5 FEH2 AAA S5 HF OH| -5.61%P 78t 22.54%5 AR, AA
ST 8T HH| 0.4%P B7tH 61.29% S KIXIMCH AS S 4.46%P LAt 14.44%S KHX|MCt THE OF

7] 4 RS2 14 0|2 FHOIME 0.51%P ZAst 34.12%, 1d~3EHE2 -4.16%P S 7t8t 53.92%, 3H~5
A2 5.69%P 24t 938%E XA O 514 0|4 UM E -2.03%P ZA%t 259% E AHX|YCE F&

ANZOM= AASE ?ESES 2R ot M a7t =2 AL

0
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(Tl o 3)

& 2024-03-07 2024-03-14 2024-03-21 2024-03-28
AAA 14,131 18,183 15,360 13,930
AA 27,260 38,033 33,229 37,875
A 8,669 11,077 5,442 8,921
BBB 378 699 461 1,006
JUNK 114 77 79 67
Total 50,552 68,069 54,570 61,798
At : KISKHAE 7}
H6. 2|AIX| THEE |8 (SHl: o 8l)
& 2024-03-07 2024-03-14 2024-03-21 2024-03-28
~1y 19,238 15,442 18,341 21,084
Ty~3y 25,860 38,587 31,695 33,321
3y~5y 2,525 8,341 2,013 5,796
Sy~ 2,929 5,699 2,520 1,598
Total 50,552 68,069 54,570 61,798
At : KISKHAHE 7}
184, 3|MH S2E /S 9 : %) 85, BlAY ZHETI|E 35 (£l : %)
3y~5y
9.4%
S5y~
2.6%

AtZ: KISKHAHE ¢

Jd8e. 3|AHY &

AtZ: KISKHHE L

= A

40
ofm
o

120000

100000

80000

60000

20000

40000 i

0 T T

T T T

T T T

T T

T T T 1

2023-03-28

2023-06-01

2023-08-10

2023-10-20

2023-12-28

T

2024-03-07

AtZ : KISKHAHE It
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ABS/MBS : LiZTt S S2HHH ABS &%

ISR KEY POINT
3719 X 02) 3215-1435 o CHUY| RS2t ABS H 257|733 ABS HH
HHE AT 02) 3215-1454 e P-CBO Y PF loan 7| =AM R332 &l

X YOS S 7| =AM 20t RS2t A H0| FAE|UACH E|ZFE
= 1, MSO0|FaSedE W MR N 7St SO
TS HO| 2 RAC.

31, g2 7| =xH E ABS Y FO0f (E491:94 @, 712t : 2023-10-01 ~ 2024-03-29)
40,000 350000
I PF Loan
35,000 - ——— |
300000 b-CBO
N - 250000 o
25,000 -
~ 200000 QER
20,000 +—
- 150000 St e
15,000 +—
" m— b/ E R # coo
10,000 +—— - 100000 /& Bl O = XY
5,000 +—— - 50000 Synthetic CDO
, e
I x X X 0 STy
2023-10 2023-11 2023-12 2024-01 2024-02 2024-03
Rt&E: KISKp&HE 7F
:I-E:'EZ- ﬂ?_l‘ HE"%'HH; (T2l : %, 712t : 2023-04~2024-03) JE:’B. 3-‘% t1=,l-a'cl,l|:||§ (5491 + 9%, 712F - 2024-03)

Synthetic
CcDO
2%

P-CBO
25%

PFLoan
12%

s
0% ) 22—
o 7% 2
100%
AtE: KISKHAE 7L AtE: KISAHAHEIF
H1. F7H ABS &3l gt (SH9l : A, %, 712t : 2024-03-25~2024-03-29)
7| X Xp4t SPC MESE EkL at7| iz | wAaza | M

Rl f=pN b El2 N AMEXF1-1 AAA 2024-03-25 ™ 100 3.728 -
Rl f=pN b El2ENTAEXF1-2 AAA 2024-03-25 2M 100 3.728 -
Rl f=pN b E|l2ENTAEXR1-3 AAA 2024-03-25 3M 100 3.728 -
e =N E[ZEX T AMEXR1-4 AAA 2024-03-25 4M 150 3.731 -
R =T PN EIEX T ANEXR1-5 AAA 2024-03-25 5M 150 3.735 -
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CH |22 F A3 ElgENTAUEXR1-6 AAA 2024-03-25 6M 150 3.739 -
oI g A E[Z2EM A ERF1-7 AAA 2024-03-25 ™ 150 3.742 -
Y| E RS2 El2EX TN EXF1-8 AAA 2024-03-25 8M 150 3.746 -
Y| E RS2 El2EX TN EXF1-9 AAA 2024-03-25 9M 150 3.750 -
CHYVIZR0SAE | ElFEMTYEXR1-10 AAA 2024-03-25 10M 150 3.773 -
CHYVIER0SAE | EIRFEMTYEXR-11 AAA 2024-03-25 11M 150 3.786 -
CHYVIER0SE | ElFEMTYEXR-12 AAA 2024-03-25 1Y 150 3.789 -
CHYVIZR0SAE | EIRENTYEXR-13 AAA 2024-03-25 1Y1M 150 3.791 -
CHYV|E R0 S | ElFENMTHELR1-14 AAA 2024-03-25 1Y2M 150 3.794 -
S|S0 | ElFEMTAUEXRR-15 AAA 2024-03-25 1Y3M 150 3.817 -
CHYVIER0SAE | ElFEMTYEXR1-16 AAA 2024-03-25 1Y4M 150 3.820 -
CHYVIER0 S | ElFEMTYERR1-17 AAA 2024-03-25 1Y5M 150 3.823 -
SIS | E|[FEMTNERR1-18 AAA 2024-03-25 1Y6M 150 3.826 -
CHYVIER0SAE | ElFEMTYEXR1-19 AAA 2024-03-25 1Y7M 150 3.827 -
CHYVIE R0 S | ElFEMTYEXR1-20 AAA 2024-03-25 1Y8M 150 3.828 -
CHYV|E R0 S | ElFEMTYEXR1-21 AAA 2024-03-25 1Y9M 150 3.829 -
CHE7ISREM A | E|[FEMAMERR1-22 AAA 2024-03-25 1Y10M 100 3.830 -
CHYV|E R0 S | ElFENTYEXR1-23 AAA 2024-03-25 1Y11M 100 3.831 -
CHY7|Z RS | ElFEMTHELR-24 AAA 2024-03-25 2Y 100 3.843 -
ORISR0 g | ElFEMTAUEAR-25 AAA 2024-03-25 2Y4M 100 3.854 -
SIS | E|[FEMAMEXR1-26 AAA 2024-03-25 2Y10M 100 3.875 -
CHY7|Z RS | ElFEMTYERR1-27 AAA 2024-03-25 3Y6M 100 3.891 CALL
CHY7|Z RS | ElFENTYEXR1-28 AAA 2024-03-25 4Y6M 60 3.918 CALL
CHY7|Z RS | HAEDOIEX|73XHR1-1 AAA 2024-03-26 ™ 50 3.727 -
CHYV|E RS | HAEDOIEX|73XtR1-2 AAA 2024-03-26 1.93M 100 3.727 -
CHY7|ER0aMHE | HAEDO |‘='X|73er1 3 AAA 2024-03-26 3M 50 3.727 -
S|S0 | HAEDO|EX|73%R AAA 2024-03-26 4M 100 3.730 -
CHY7|ZR0gHE | HAEDOE X|73X+%’ AAA 2024-03-26 5M 50 3.733 -
CHY7|ZR0SAHE | HAE rmustxr% AAA 2024-03-26 6M 100 3.737 -
OISR E | HAEDO|EX|[73kR AAA 2024-03-26 6.96M 50 3.740 -
CHY7|ZR0aHE | HAEDO |HX|73X+% AAA 2024-03-26 8M 100 3.744 -
CHY7|ZR0E A | HAEDO|EX|73XHR1- AAA 2024-03-25 2Y4M 100 3.854 -
CHY7|Z RS | HAEDO |HX|73XF%1 AAA 2024-03-25 2Y10M 100 3.875 -
CHY7|Z RS | HAEDO|2X|73KHR1-1 AAA 2024-03-25 3Y6M 100 3.891 -
CHY7|Z RS | HAEDO|2X|73KHR1-1 AAA 2024-03-25 4Y6M 60 3.918 -
CHY7|Z RS | HAEDO|2X|73KHR1-1 AAA 2024-03-26 ™ 50 3.727 -
CHY7|Z RS | HAEDO|2X|73XHR1-14 AAA 2024-03-26 1.93M 100 3.727 -
CHY7|Z RS | HAEDO|2X|73KHR1-1 AAA 2024-03-26 3M 50 3.727 -
CHY7|Z R0 E M | HAEDO|EX|73XHR1-16 AAA 2024-03-26 4M 100 3.730 -
S| RE A | HAEDO|EX|73ktR1-17 AAA 2024-03-26 5M 50 3.733 -
DTSR A | HAEDO|EX|73%tR1-18 AAA 2024-03-26 6M 100 3.737 -
SR 2 | HAEDO|EX|73ktR1-19 AAA 2024-03-26 6.96M 50 3.740 -
ST |SH RO 2 E | HAEDO|EX|73XH3-1-20 AAA 2024-03-26 8M 100 3.744 -
S| g A | HAEDO|EX|73XHR1-21 AAA 2024-03-26 9M 50 3.748 -
CH|ster 2 | HAEDO| B X| 734+ 1-22 AAA 2024-03-26 9.93M 100 3.772 -
CHUY |SR3| HAEDO|EX|73KH71-23 AAA 2024-03-26 1Y11M 50 3.832 -
SIS EM A | HAEDO|EX|73XtR1-24 AAA 2024-03-26 2Y 50 3.844 -
CHUY | R SR | HAEDO|EX|73KH71-25 AAA 2024-03-26 2Y2M 50 3.849 -
CHUY | R SR | HAEDO|EX|73KHR1-26 AAA 2024-03-26 2Y3M 50 3.854 -
CHUY | RS | HAEDO|EX|73KHR1-27 AAA 2024-03-26 1Y3M 100 3.819 -
CHUY | R SR | HAEDO|EX|73KH31-28 AAA 2024-03-26 1Y3M 50 3.821 -
CHUY | R SR | HAEDO|EX|73KHR1-29 AAA 2024-03-26 1Y5M 100 3.824 -
CHUY| SR SR | HAEDO|EX|73KHR1-30 AAA 2024-03-26 1Y6M 50 3.827 CALL
CHUY | RS | HAEDO|EX|73KHR1-31 AAA 2024-03-26 1Y6M 100 3.828 CALL
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PFLOAN MK YA RS HE -1 AAA 2024-03-26 1Y8M 50 3.829 CALL
PFLOAN ModLXRs2EE1-2 AAA 2024-03-26 1Y9M 100 3.830 CALL
ZejojExya A S O|H| O S KH AAA 2024-03-26 1Y10M 50 3.831 -
ZejojExya S O|H| O] M S %t2 AAA 2024-03-26 1Y11M 50 3.832 -
ZejojExya M E 0| X 0| M S X}3 AAA 2024-03-26 2y 50 3.844 -
ZejojExya M E 0| X0 M S Xt4 AAA 2024-03-26 2Y2M 50 3.849 -
ZejojExya M E 0| X[ 0| MK Xt5 AAA 2024-03-26 2Y3M 50 3.854 -
ZejojExya M E 0| X 0| M & Xt6 AAA 2024-03-26 2Y5M 50 3.859 -
ZejojExya M E 0| X 0| MK X}7 AAA 2024-03-26 2Y8M 50 3.867 -
ZejojExya M E 0| X 0| M S Xt8 AAA 2024-03-28 2y 187.5 3.750 -
ZejojExya M E 0| X 0| M & Xt9 AAA 2024-03-28 2Y3M 187.5 3.765 -
ZejojExya M E 0| X 0| 4 FXH0 AAA 2024-03-28 2Y6M 187.5 3.775 -
ZejojExya M E 0| X[ O] M S K11 AAA 2024-03-28 2Y9M 187.5 3.790 -
ZejojExya MEO| X 0| M FXH12 AAA 2024-03-29 3Y6M 150 4500 -
ZejojEx 2 M EO|H O] M SXH3 AAA 2024-03-28 3M 187.5 3.683 -
ZejojExya M EO0|H0| M FXH14 AAA 2024-03-28 6M 187.5 3.701 -
Zejoj =2 M E 0| X 0| M F X5 AAA 2024-03-28 9M 187.5 3.710 -
ZejojExy 2 M EO0|H0| M KXt16 AAA 2024-03-28 1Y 187.5 3.718 -
P-CBO A E2024M3%t ] S2H-1(=) AAA 2024-03-29 3y 295.95 3.738 -
P-CBO A E22024M3%tF-S2H-2(Ah AAA 2024-03-29 3y 3831.605 3.738 -
P-CBO A E2024M 4Kt R S2H-1(=) AAA 2024-03-29 3y 770.696 3.738 -
P-CBO A 220241 4Kt RS 2H-2(Ah AAA 2024-03-29 3y 508.714 3.738 -
P-CBO A E22024M|5KtF-S2H-1(AH AAA 2024-03-28 2Y3M 187.5 3.765 -
P-CBO 220241 6XtF-S2H-1(AH AAA 2024-03-28 2Y6M 187.5 3.775 -
P-CBO A 2202413kt F-S2H-3(A AAA 2024-03-28 2Y9M 187.5 3.790 -
P-CBO A 220241 4Kt RS 2H-3(Ah AAA 2024-03-28 3y 187.5 3.800 -
P-CBO A 220241 5Kt 7S 2H-2(Ah AAA 2024-03-28 3Y3M 187.5 3.803 -
P-CBO 220241 6XtF-S2H-2(Ah AAA 2024-03-28 3Y6M 187.5 3.806 -

AtZ : DARTHAFS A|A| A E
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H2 F7t MBS 23 U FHe Xt L3 HudH (SH9] : AR, %, 7|2t : 2024-03-25~2024-03-29)
a7 MBS2024-6(2024-03-19) MBS2024-5(2024-03-08) (--)
. E = ER = ATZYE | UHFH 2 e Amge | gtsiIol 23 F 2| ATy c
14 1,300 3.557 +22 1,074 3.671 +22 - - -
24 1,500 3.491 +14 1,200 3.579 +15 907 3764 +30
34 1,100 3.492 +22 1,000 3.563 +22 - - §
5 1,400 3.521 +22 1,500 3.572 +19 1,600 3.698 +25
74 1,300 3721 +31 1,200 3.794 +34 - - -
104 1,000 3.694 +33 1,100 3.759 +35 1,400 3.895 +41
15 - : - - - _ R R R
204 1,100 3.714 +37 1,200 3.809 +41 900 3.957 +54
304 200 3.698 +43 300 3.789 +46 - - -
F) B2 EA| O[OfZCh Y
R I FEHFESA
1134, MBS TH7|'H 2l T 30| (SH9): o 9)
120,000 300,000
100,000 /’\\ 250,000
80,000 200,000 2021 31
2022 'H
60,000 150,000 N
2023 Yl
— 2024 L
40,000 100,000 =<
ErtH(LF)
20,000 - - 50,000
0 - -0
1Y 2Y 3y 5Y 7Y 10y 15y 20Y  30Y

At2Z : KISKFAHE 7}
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OHRIZHA : PCE 2H )] &E0M XM

b L= N KEY POINT
Zopxl A 02) 3215-2980 o A M 42U SH M TR OHIE BXYZE 2| X
o O|3Xf L& =0 Yot D50 MAL O] 427|GDP 23X &H
SHRAMH A S
228 T/ PCE 7t4X|+= 2HE AFD A2 6E S22t 7tesdES FFH ZA S EgRCH
Ao M= 2/ PCE 7f7—17(| £ +0.3% MoM, +2.8% YoY O &35t0 Z™E X0 A HISHK] QE2
+EO R LIEIRCE S7HX| 27t XY ACE O &4k FEDS| 22|21st £ == CHE A= oA EICt
FQ O[HIETL 2Xfot 7120 =3 JU/JS 0| X{FE 0|=7x LEM =27t d2ot BE52 HRUCL 29
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SEX 7L ERE 2 CHU|E SVt ASUCL 0] 2= AFEEZY 7|F &E 427| GDPZL ™7| COjH] A&
34% S7IAUCt D YEY =0 Ol= AE| O &KX 3.2%E & 2|dt= +=X|0|Ct.
CHEE 2HE 32 7] 2™ X2l 4.9%0] H|s{ Eatct Z0|Ct O] ZX| 7L A& O 4 2Lt 2ot 422 LIEHE O
mer 2| eIst YES A7 Mz= 2t
J3. o333 +=4E 0| (S+21: %, 717t 23.03.30~24.03.28) J32. SLJ +AE F0| (S+21: %, 717k 23.03.30~24.03.28)
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Xt& : KISKHHE L Bloomberg XtZ : KISKHHE L Bloomberg
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Xt& : KISKHHE 7L, Bloomberg Xt& : KISKHHE 7L, Bloomberg
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H1. T 338 SE/HS

@ stz

(THl: %)

Clo e 2024-03-28 2024-03-22 2024-02-29 H=F oiy| HE iy
US TREASURY 2Y 461 461 465 0.20 -4.40
US TREASURY 5Y 422 422 428 -0.90 -6.00
US TREASURY 10Y 421 424 428 -3.30 -6.80
US TREASURY 30Y 436 441 441 -5.70 -5.50
DEUTSCHLAND REP 2Y 2.83 2.88 2.92 -4.60 -8.60
DEUTSCHLAND REP 5Y 2.31 2.41 247 -9.20 -15.30
DEUTSCHLAND REP 10Y 2.29 2.41 246 -11.30 -16.70
DEUTSCHLAND REP 30Y 2.46 2.58 2.59 -12.20 -13.40
JAPAN GOVT 2Y 0.20 0.20 0.18 -0.70 1.60
JAPAN GOVT 5Y 0.37 0.39 0.37 -2.30 0.30
JAPAN GOVT 10Y 0.73 0.74 0.71 -1.90 1.30
JAPAN GOVT 30Y 1.80 1.81 175 -1.20 460
CHINA GOVT 2Y 1.94 1.97 2.02 -3.30 -8.10
CHINA GOVT 5Y 2.19 2.20 2.21 -0.60 -1.50
CHINA GOVT 10Y 2.30 2.30 2.34 0.10 -4.40
CHINA GOVT 30Y 247 2.47 2.45 -0.10 1.60

Xt& : KISKHHE L Bloomberg

J2l5. USD & EUR

(EH9l: %, 712k 23.03.30~24.03.28)
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AtE : KISAH:HE IE, Bloomberg
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(E+9l:bp,712+:24.03.22~24.03.28)

1 e/l 1270 g 2 s 74 104 154 204

At @ KISAHE L, Bloomberg

(E+9l:bp,717+:24.03.22~24.03.28)

J&10. KPE HIZ28% HE HE

DR(bp)

2

1

0 -~ A
-1

-2

1 6/ 1271 € 24 s 74 108 154 204

X2 : KISAHEE I Bloomberg

(TH2l: %, 712t 24.03.25~24.03.29)

M Energy

M Financial
M Utilities M Industrial

m Government [ Consumer, Non-cyclical

Consumer, Cyclical Basic Materials

2T Y A ME 22

6.94%

11.11%

2.78%
2.78%

M Energy

M Financial
M Utilities M Industrial
m Government = Consumer, Non-cyclical

Consumer, Cyclical Basic Materials

X2 : KISAHEE 7L Bloomberg

H2, M CHH| HY A ME S

(EH9l: %, 712t 24.03.18~24.03.29)

HE] 2= e 5z
Financial 19.44% 23.53% -4.09%
Consumer, Cyclical 11.11% 11.76% -0.65%
Consumer, Non-cyclical 9.72% 20.59% -10.87%
Energy 2.78% 2.94% -0.16%
Government 37.50% 17.65% 19.85%
Basic Materials 6.94% 0.00% 6.94%
Communications 0.00% 0.00% 0.00%
Diversified 0.00% 0.00% 0.00%
Industrial 9.72% 14.71% -4.98%
Technology 0.00% 0.00% 0.00%
Utilities 2.78% 5.88% -3.10%
0.00% 0.00% 0.00%

Government(Municipal)

XtE : KISKHHE 7L, Bloomberg
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#3. F7} Korean Paper 43

(712} 24.03.25~24.03.29)

=20 Hr3H A| & £3} EL a7 Coupon|Benchmark| &3 2 (USD)
SHNHAN Float 03/27/25 | US DOMESTIC | USD 2024-03-26 2025-03-27 | 59% | SOFRRATE 30.00MM
KOOKJE Float 03/28/25 EURO MTN usD 2024-03-28 2025-03-28 | 6.314%| SOFRRATE 28.30MM
KDB Float 10/01/24 US DOMESTIC | USD 2024-04-01 2024-10-01 | 5.57% | SOFRRATE 50.00MM
HYUCAP 4.72 04/02/27 EURO MTN HKD 2024-04-02 2027-04-02 | 4.72% 86.92MM
NACF 5.42 04/02/25 EURO MTN usD 2024-04-02 2025-04-02 | 5.42% 50.00MM
KOROIL 4 7 04/03/29 EURO-DOLLAR | USD 2024-04-03 2029-04-03 | 4.875% 600.00MM
KOROIL 4 7 04/03/27 EURO-DOLLAR | USD 2024-04-03 2027-04-03 | 4.875% 500.00MM
KOROIL Float 04/03/27 EURO-DOLLAR | USD 2024-04-03 2027-04-03 | 6.196% | SOFRRATE |  300.00MM
KOROIL 4 7 04/03/29  |PRIV PLACEMENT| USD 2024-04-03 2029-04-03 | 4.875% 600.00MM
KOROIL 4 7% 04/03/27  |PRIV PLACEMENT| USD 2024-04-03 2027-04-03 | 4.875% 500.00MM
KOROIL Float 04/03/27 | PRIV PLACEMENT| USD 2024-04-03 2027-04-03 | 6.196% | SOFRRATE |  300.00MM
NACF 5.45 04/03/25 EURO MTN usD 2024-04-03 2025-04-03 | 5.45% 50.00MM
XtE : KISKAHE 7, Bloomberg
H4 F7H 0|3 A X =7 (E491: %, 7|ZF: 24.03.25~24.03.29)
Date Name Survey Actual Prior
2024-03-25 A7t ot =otes K| -0.34 0.05 -03
2024-03-25 Al == ol oy 675k 662k 661k
2024-03-25 Al SE4Ofoy (H&CHH]) 0.021 -0.003 0.015
2024-03-26 AMBAEE AH|XL7|C K| 107 104.7 106.7
2024-03-26 AHUALE WX &% -- 151 147.2
2024-03-26 AMAAEE J|0f -- 738 79.8
2024-03-27 MBA FEHEX} MHX| -- -0.70% -1.60%
2024-03-28 GDP A7t3} QoQ 3.20% 3.40% 3.20%
2024-03-28 P RENC] -- 3.30% 3.00%
2024-03-28 GDP E7tX|% 1.60% 1.60% 1.60%
2024-03-28 ¥ PCE 27H|% QoQ -- 2.00% 2.10%
2024-03-28 M Heeg s -- 210k 210k
2024-03-28 HYEHAS =T AR -- 1819k 1807k
2024-03-28 O|A|ZFCHE @ AH|XA 2| 76.6 79.4 765
2024-03-28 OJA|ZtoiEt . A-H| 7| CH -- 77.4 74.6
2024-03-28 OjA[ZtCHE R 1 eIZ2 oM -- 2.90% 3.00%
2024-03-28 OJA[ZtCHE D 5-10 QIZ2f 0| M -- 2.80% 2.90%
XtE : KISKHHE 7L Bloomberg
H5. WF 0|3 AH X = (E48l: %, 712+ 24.04.01~24.04.05)
Date Name Survey Actual Prior
2024-03-29 Holas 0.40% -- 1.00%
2024-03-29 T QI AH| X[ 2= 0.50% -- 0.20%
2024-03-29 PCE C|Z2{0|g ™| 0.40% -- 0.30%
2024-03-29 PCE C|Z2{0|gf ™| 2.50% -- 2.40%
2024-03-29 PCE =& C|Z2{0|Ef MoM 0.30% -- 0.40%
2024-03-29 PCE =& C|Z2|0/H YoY 2.80% -- 2.80%
2024-04-01 S&p =29 0|= M= PMI 52.5 -- 525
2024-04-01 HEX|E T 0.70% -- -0.20%
2024-04-01 ISM M| = K| 484 -- 478
2024-04-01 ISM TFOiE 7K 5= 53.2 -- 525
2024-04-01 ISM 18 -- -- 459
2024-04-03 MBA FERGX} MHX|= -- -- -0.70%
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2024-04-03 ADPH X} B E 150k -- 140k
2024-04-03 S&p =29 O0|= MH|AY PMI 51.7 -- 51.7
2024-04-03 s&p =29 0|= 3 PMI -- -- 52.2
2024-04-03 ISM AMH|A X|= 52.8 -- 526
2024-04-03 ISM AMH|A & -- -- 48
2024-04-04 FA=X $66.0b -- -$67.4b
2024-04-04 A Hesd gds -- - 210k
2024-04-04 MRS ST AUHEK S -- -- 1819k
Xt& : KISKHHE 7} Bloomberg
H6. F7t 5 AN X|= (E49: %, 7IZ}: 24.03.25~24.03.29)
Date Name Survey Actual Prior
2024-03-22 U7X 5= T | -0.40% 0.00% -1.10%
2024-03-22 FYE7HX 5= M dH| -7.50% -5.90% -8.50%
2024-03-22 IFO 7| g&t4 85.9 87.8 85.5
2024-03-22 IFO X} E7t 86.8 88.1 86.9
2024-03-22 IFO Of & 84.7 87.5 84.1
03/25-04/04 FAS7HR| 5= | -- -- --
03/25-04/04 TYUSIHA[ 5= T | -- -- --
2024-03-26 GfK 2H|AH 7| T K| 2= -27 274 -29
03/27-04/02 20 gkol (T2 THH]) 0.50% -1.90% -0.40%
03/27-04/02 20 Eoj NSA ™| -- 1.70% -1.60%
2024-03-28 ARt WS (THH) 10.0k 4.0k 11.0k
2024-03-28 Mg 78 SA 5.90% 5.90% 5.90%
AtE : KISKHAHE Y, Bloomberg
H7. WF 5 dH X = (E48l: %, 712+ 24.04.01~24.04.05)
Date Name Survey Actual Prior
2024-04-02 HCOB =< M=% PMI 416 -- 416
2024-04-02 CPI 8| Ml 7 &H| -- -- 0.50%
2024-04-02 CPI &f|4ll MdH| -- -- 2.10%
2024-04-02 CPI HiO[0f 2 ™ &y -- -- 0.50%
2024-04-02 CPI HtO[Of & T EH]| -- -- 2.60%
2024-04-02 CPl HRIEIR =23 M| -- -- 0.50%
2024-04-02 CPl E2tdli® 23 FAH| -- -- 3.50%
2024-04-02 CPI ZHM 7 H| -- -- 0.30%
2024-04-02 CPI ZpM M A H| -- -- 3.00%
2024-04-02 CPI HIH R 2HH 23 ™ EH| -- -- 0.30%
2024-04-02 CPI HH F2HH =3 M| -- -- 2.70%
2024-04-02 CPl mEEZ}Ql HIAEZH Y| -- -- 0.60%
2024-04-02 CPl mEEZ}Ql HIAEZH HiAH| -- -- 2.60%
2024-04-02 CPI (HACHH]) 2.20% -- 2.50%
2024-04-02 CPI (M &CHH() 0.50% -- 0.40%
2024-04-02 CPI EU B¢ M| 0.70% -- 0.60%
2024-04-02 CPI EU B¢ MdH| 2.40% -- 2.70%
2024-04-04 HCOB =& AMH|AY PMI 49.8 -- 498
2024-04-04 HCOB =¥ &g PMI 474 -- 474
AtE : KISKHAHETE, Bloomberg



H8. Ft 3= 4N X & (TH2: %, 712t 24.03.25~24.03.29)
Date Name Survey Actual Prior
03/22-03/24 FDI YTD YoY CNY -- -19.90% -11.70%
2024-03-26 SEH 1 38 &3 AH|0f
2024-03-27 SY7| 0| HAACHH| ™ EHH| -- 10.20% -2.30%
2024-03-27 A AL Yoy -- - 16.80%
Xt& : KISKHHE 7L Bloomberg
H9. UF 3= 4H X & (SH8l: %, 71Zt: 24.04.01~24.04.05)
Date Name Survey Actual Prior
2024-03-29 BoP Current Account Balance -- -- $55.2b
2024-03-31 % PmI -- - 50.9
2024-03-31 M= PMmI 50.1 - 49.1
2024-03-31 HIXZ=Q PMI 51.5 - 514
2024-04-01 Xo[A = PMI M =Y 51 -- 50.9
2024-04-03 Xo[Al = PMI B -- - 52.5
2024-04-03 Xo|Al = PMI AH[A Y 52.7 -- 52.5

XtE : KISKHHE 7 Bloomberg
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@ «isHmIt
ELS : 20244 38 C124MH= KOSPIXI== 2746.63= OI&

Yt KEY POINT

Y22 ATH  02) 3215-1492 e X[t F CHH| KOSPI X|4= 5t2f, S&P500 &5.
o FZHELS Ul A= BTt LASH ™F OfjH| 57t
o ELS &2t i T4 o=t 5= B X2E ¢S

L S FA AR

23 OFX| 2 A2 L0l 299, KOSPIX|4= FMZE CHH| -1.93p SI2I8IAU 1, TR K| & NIKKEI225= FZ=C)

HI 1.27% ot&f, SXSE= Al &= OpX| 8 A2l Y CHE| 1.04% &St

H1. MF OfjH] £ X4 0] (EH9l: ZQIE)
Xl X F NEES HEE
KOSPI200 372.65 374.63 A198
NIKKEI225 40,888.43 40,369.44 v518.99
HSCEI 5,757.67 5,810.79 A53.12
EUROSTOXX50 5,031.15 5,083.42 A5227
S&P500 5,234.18 5,254.35 A20.17
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SWAP : CD 912= =dl 0.01% Ot

"Rt KEY POINT

o|Fgd Ayl 02) 3215-1406 e X|tt = CHH| CD 22| 0.01% 52t
e RS 22| &#5A|, CRS 22| &SAl
e SWAP SPREAD S}2HA|, SWAP BASIS 25X

Y CDBE|E 364%2 H F ChH| SH2ASIRUCE IRs B2 MUK o2 456t9im, CRs 3219 4
S CjHZ A5 £ME 9T RS 32/2 KTB Vield2| K0[Ql EE-A% Ama|=E Hux

.|
S|
StRLA, CRS 2 E[2F RS 2|2 At0|Ql A8 H|OJA[AS] 32 SMHE 200 1 5= AL,

aE1. F8 32 F0| (EF91: %)

—USDTB3Y ———USDIRS3Y ———KRW CRS3Y  =====KRW IRS 3Y KTB 3Y

6.00%

5.00%

4.00%

3.00%

2.00%

1.00%

0.00%
2023-01-02 2023-07-02 2024-01-02

Rt : KISKHAME 7}

2. F2 F2| FU HE (E21: %)

HKTB m KRW IRS m KRW CRS M USD IRS USD TB
0.07% 0.07%

0.06%
0.05%
0.04%
0.03% 0.03%
0.02%

0.01%

0.00%

Xt : KISKHAME 7}
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1213, uUsD IRS 22| F0|

@ «isxt

(Z+%l: %, BP)

Xpo| ——3/29/2024 3/22/2024
6.00% 0.06%
5.00% \ 0.04%
) 0.02%
4.00% —
—_—
0.00%
3.00%
-0.02%
2.00%
-0.04%
1.00% -0.06%
0.00% -0.08%
3M 6M 9M 1Y 2Y 3Y 4y 5Y 6Y 7Y 8 9y 10Y 15Y 20Y 30Y
XtZ : Refinitiv, Bloomberg
H#1. USD IRS Data (EH2l: %)
URD IRS 1Y 2Y 3y 5Y
2024-03-29 5.0397 4.5455 4.2524 3.9835
2024-03-22 5.0009 4.5065 4.2362 3.993
F034 0.0388 0.039 0.0162 -0.0095
2023-12-29 47704 40822 3.7547 3.5181
HEChb| 0.2693 0.4633 0.4977 0.4654
ALZ : KISKHAE 7L
214, KRW IRS (£H2l: %, BP)
XpO| ——13/29/2024 3/22/2024
4.00% 0%
350% 0%
0%
3.00%
0%
2.50% 0%
2.00% 0%
1.50% 0%
0%
1.00%
0%
0.50% 0%
0.00% 0%
3M 6M O9M 1Y 2Y 3y 4y 5y 6Y 7Y 8 9y 10Y 15Y 20Y 30Y

Xt&E : Refinitiv, Bloomberg
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#2. KRW IRS Data

@ «isrsrzo

KRW IRS 1Y 2Y 3y 5Y
2024-03-29 3.5225 3.38 33 3.26
2024-03-22 3.5125 3.3525 3.27 3.23

FUBZ 0.01 0.0275 0.03 0.03
2023-12-29 3.53 3.2425 3.08 2.9925

oy -0.0075 0.1375 0.22 0.2675

At : KISKHAHE 7}
J35. KRW CRS (E+9l: %, BP)
Xt0| ———3/29/2024 3/22/2024
4.00% 0.09%
3.50% 0-08%
- 0.07%
3.00% \
0.06%
2.50% 0.05%
2.00% 0.04%
1.50% 0.03%
0.02%
1.00%
0.01%
0.50% 0.00%
0.00% -0.01%
3M 6M 9M 1Y 2y 3y 4y 5Y 6Y 7Y 8 9Y 10Y 15Y 20Y 30Y
X2 : Refinitiv, Bloomberg
H3. KRW CRS Data (H9l: %, BP)

KRW CRS 1Y 2Y 3y 5Y
2024-03-29 3.015 2.8 278 2.745
2024-03-22 2.95 2.72 2.715 2.69

FUsz 0.065 0.08 0.065 0.055
2023-12-29 2.83 245 2.35 2.28

HEChy| 0.185 0.35 0.43 0.465

ALZ : KISKHAE 7}
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a2l6. KTB (5+$1: %, BP)
XpO| ——3/29/2024 3/22/2024
3.50% 0.06%
3.45% 0.05%
3.40%
0.04%
3.35%
0.03%
3.30%
0.02%
3.25%
3.20% 0.01%
3.15% 0.00%
3M 6M 9M 1Y 2Y 3Y 4y 5Y eY 7Y 8Y 10y 15Y 20Y 30Y
XtZ : Refinitiv, Bloomberg
H4. KTB Data (E9l: %, BP)
URD IRS 1Y 2Y 3y 5Y
2024-03-29 3.39 3.36 3.32 3.345
2024-03-22 3.34 3.337 3.287 3.322
FUHsT 0.05 0.023 0.033 0.023
2023-12-29 3.48 3.247 3.145 3.155
HEChb| -0.09 0.113 0.175 0.19
ALZ : KISKHAE 7L
J7.IRS HEH7| AZHE FO| (B9 %) J28. IRS HTH7| AZHE FZHHE  (E9: %)

—— KRW IRS 5Y-3Y

0.10%
0.05%
0.00%
-0.05%
-0.10%
-0.15%

-0.20%

2023-01 2023-07

KRW IRS 10Y-5Y

2024-01

AtZE : KISKHAHE L
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m KRW IRS 5Y-3Y

KRW IRS 10Y-5Y
0.00%

0.00%

0.00%
0.00%
0.00%
0.00%
-0.01%
-0.01%
-0.01%
-0.01% -

-0.01%

AtZ : KISKHAHE L



189, &2 HIO[A| £ 0] (5491 : %) 1810, 2HIO|A| L F2HET (549 : %)
SWAP BASIS(1Y) SWAP BASIS(3Y) = SWAP BASIS(1Y) SWAP BASIS(3Y)
0.00% 0.06% 0.06%
-0.20% r)‘ 0.05% |-
-0.40% 0.04% |- 0.04%
/
A
-0.60% Y 0.03% -
-0.80% \\,J i
SRR 0.02% |
-1.00%
0.01%
-1.20% 1 :
2023-01 2023-07 2024-01 0.00%
XtZ : Refinitiv, Bloomberg Xt2Z : Refinitiv, Bloomberg
211, KTB/IRS 30| (2 @ %) 8112, KTB/IRS FZH HE (ZH = %)
SWAP SPREAD(1Y) —— SWAP SPREAD(3Y) m SWAP BASIS(1Y) SWAP BASIS(3Y)
0.40% 0.00%
0.30% | -0.01% - 0.00%
-0.01%
00
0.20% 0.02% |
0.10% | -0.02%
| 0, -
0.00% | 0.03%
-0.03%
-0.10% 0.04% |
-0.20% 1 x -0.04%
2023-01 2023-07 2024-01 0.05% - -0.04%
X2 : Refinitiv, Bloomberg X2 : Refinitiv, Bloomberg

1. FXA| & 58

—
LIEHALE. 7Bt =2 St & 722 22 0] E5 HH FME 2R, Ast= A,
? ZM SES ERALE J/EE 2FHAEE 18 7[F 265 S LEILID 22 of TS LHIA
Cth.
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J&13. KRW/USD Swap Point 30|

03m

06M

12M 03y

05Y

-10 ’M

.

e

e G S

‘C\\h
o f\"\lw\"\\jw«\(

ST VAW g WAV ) pades

-60
-70
-80
-90
-100
2023-01-02 2023-07-02 2024-01-02
AtE : Refinitiv, Bloomberg
8114, KRW/USD Swap Point Z=0| (2l &)
e M EHCHH| X}O| MZSOfH| XpO| ——3/29/2024 ——3/22/2024 ——12/29/2023
1400 70
1350 60
50
1300
40
1250
30
1200
20
1150 10
1100 0
SPT 01w 01M 02M 03M 06M 09M 12M 02y 03y 04y 05Y
Xt&E : Refinitiv, Bloomberg
H5 FoE3 g Y F2 (EHSl: 7H)
5 2024-03-29 | 2024-03-22 Xto] =2 2024-03-29 | 2024-03-22 Xto|
KRW/USD 1347.2 1347.2 8.8 USD/CHF 0.902 0.899 0.003
EUR/USD 1.078 1.078 -0.005 USD/SGD 1.349 1.348 0.002
GBP/USD 1.262 1.262 0 USD/IDR 15855 15772.5 82.5
USD/JPY 151.395 151.395 -0.04 USD/PHP 56.217 56.148 0.069
USD/HKD 7.826 7.826 0.008 USD/TWD 31.991 31.978 0.013
USD/CNY 7.223 7.223 -0.004 USD/SEK 10.71 10.513 0.198
USD/CAD 1.356 1.356 -0.001 USD/PLN 3.999 3.98 0.018
AUD/USD 0.651 0.651 -0.002 USD/DKK 6.922 6.888 0.034
NZD/USD 0.597 0.597 -0.004 USD/ZAR 18.94 18.948 -0.008

M2 MEASESH (15A] 40& 22 7|F)
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[Appendix 1] =2 2¢d| & Credit Spread BHis o

HEZ Agl 02) 3215-1454
71, = =232 (H2I: %, 2024-03-29) H2. o2 Fa 3 (EH2I: %, 2024-03-29)
TL=2 A HFCHH] | HXCHH| FZUZ2 g TFCiH| | HA=CHH|
CD 90¢¥ 3.640 -0.010 -0.190 o|= 2y 4621 0.014 0.241
CPo0¥ 4.200 -0.020 -0.060 o= 5Y 4213 -0.010 0.258
=1 34 3.320 0.033 0.075 oj= 10Y 4201 -0.039 0.364
=154 3.345 0.023 0.075 oj= 20Y 4453 -0.051 0.350
=1 104 3.402 0.037 0.095 o|= 30Y 4344 -0.071 0416
=1 204 3.377 0.030 0.137 {82y 2.848 -0.027 0.187
=1 304 3.310 0.043 0.088 {8 5y 2.321 -0.084 -0.136
Sot 1 3.355 0.020 -0.037 a4 1oy 2.298 -0.107 -0.140
ot o 3.360 0.010 0.010 {8 20y 2.490 -0.117 0.042
S0t 3 3.370 0.025 -0.005 {8 30y 2.455 -0.123 0.098
XtE : KIS-NET Xt&E : KIS-NET
H3. I FX|¢ (PIE¢ : 2024-03-29) H4. LY Credit Spread (H21: %, 2024-03-29)
FaX|5 g TFRCHH| | AXxCfH| U= = HFCHH| | AZxCiH|
KTB3 131.8 -0.72 26.77 E4%1 AAA 3.522 -0.015 -0.167
KTB10 113.39 -0.35 -0.7 28] AAA 3.637 -0.010 -0.167
KOSDAQ 905.5 1.52 26.57 7|Ef=S 8 AA- 4013 -0.073 -0.296
KOSPI 2,746.63 -1.93 76.82 S|AFRY AA- 3.912 -0.043 -0.155
XtE : KIS-NET Xt&E : KIS-NET
#5. ME{'H 31 CfH| Credit Spread & ZM Top3 HAL (h9l : bp, 7] : 3Y)
o ZAM Top 3
TE Ty =3 e
St 7kA S A AAA -3.0
St EAlSA AAO -3.0
SAHNI|ETZSE AAA 25
S=x B A SAL AAO -25
St EX|FEES AL AAA -2.0
St M EI A AAA 20
Q7| FEIE A S AL AAA -2.0
ASHH I E AA- -7.8
Hold|2|7Hm| & AA- -73
SHLPFH I § AA- 73
OfO[H|#|O| 7H | & AA- -73
7O H| 7H | AA- 73
o|2hof| A 7H m| & AA- 73
A2 FH I E AA- -7.3
ShH HI°¢I?1|0|9HEITE* AA- -73
Adofo|X| sl AA- 73
ROFtE AA- 73
felasHoE AA- 73
A A AA- 73
M oto| o] H B A{H| AR 2| OF A+ -45
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o|OlE 2024-03-26 | BOND | AAO | AA- AA- | 2024-03-26

O|OtE 2024-03-25 | BOND AAOQ AA- AA- 2024-03-25
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A A AMER 2024-03-27 BOND A0 A0 A0

A DLYA 2024-03-28 s aE A- A- A- A-

Hy HDTICH YA EE 2024-03-28 BOND A- A0 A0 A0 A0

A e (@ALE)TT 2024-03-29 BOND AA- AA- AA-
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Z3M S5k S oty 2y 7IEta8M 3| ALY ABS A
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2024-03-31 | MFX|G74E19-03 2019-03-31 5Y 5,294
2024-03-31 | &AX[G7219-03 2019-03-31 5Y 2,126
2024-03-31 | B EX[971219-03 2019-03-31 5Y 6,197
2024-03-31 | B5X/974E19-03 2019-03-31 5Y 14,237
2024-03-31 | Z&X[974E19-03 2019-03-31 5Y 13,629
2024-03-31 | &7|X[974E19-03 2019-03-31 5Y 30,106
2024-03-31 |SAEAEE19-03 2019-03-31 5Y 8,092
2024-03-31 | 4HX[9IHE19-03 2019-03-31 5Y 2,061
2024-03-31  |AME X Y7H219-03 2019-03-31 5Y 2,679
2024-03-31 | QX Y7HE19-03 2019-03-31 5Y 5,987
2024-03-31 | B7|FEH A S AR 221-03-03LF 2021-03-31 3y 500 AAA
2024-03-31 |=2M(EL2()2021-30|3Y-A 2021-03-31 3y 200,000 AAA
2024-03-31 |CHEZA|SALEA21-03 2021-03-31 3y 1,680 AA+
2024-03-31 |EX|FEHRH A (8X[2)21-03 2021-03-31 3y 6,266 AAA
2024-03-31 |EX|FERRAH(BX[)21-03 2021-03-31 3y 17,238 AAA
2024-03-31 | Z7|FEHEA|ZALEA21-03-047} 2021-03-31 3y 83 AAA
2024-03-31 | Z7|FEHEA|ZALEA21-03-027} 2021-03-31 3y 4,519 AAA
2024-03-31 | ESHLSALEA(SH) 2021-3 2021-03-31 3y 577 AA+
2024-03-31 |QIHEA|SALE AH(#HRH21-03 2021-03-31 3y 5,529 AA+
2024-03-31 |QIHEA|SALE A(H 2H)21-03 2021-03-31 3y 535 AA+
2024-03-31 |SHREEZZAH25 2014-03-31 0% 60,000 AAA
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2024-03-31 |StE Al S AR & 4h2021-03LF 2021-03-31 3y 425 AAO
2024-04-01 |3+=HE1165 2022-04-01 2y 150,000 AAA
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2024-04-02 |2 ZAT62 2021-04-02 3y 150,000 AAA
2024-04-02 | EE3A600 2014-04-02 10Y 50,000 AAA
2024-04-04 |FEIFESAI66(AD 2022-04-04 2Y 250,000 AAA
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2024-04-04 | EADEZAR2017-02 2017-04-04 7Y 20,000 AAA
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2024-04-05 | D EA|E2[FZAt2022-01 2022-04-07 1Y 11m 29d 10,000 AAO
Soiy 2024-04-02 | E2tDC024-0402-0910 2024-01-02 3m 1,010,000
2024-04-02 | 52t02780-2404-02 2022-04-02 2y 6,070,000
2024-03-31 |4t31403210A 2014-03-31 10Y 276 AAA
2024-03-31 |4+314030[10A 2014-03-31 10Y 72 AAA
2024-03-31 |St=+=23823070H-&2l-244 2023-07-31 8m 150,000 AAA
2024-03-31 | %2[2¥27-03-0|(&#)01-&-31 2023-03-31 1Y 300,000 AAA
2024-03-31 |CH+-2%444-030] t&I)1.2A-31 2023-03-31 1Y 100,000 AAA
2024-04-01 | 4At=21410]0300-0401-2 2021-04-01 3y 450,000 AAA
2024-04-03 |St=+E2A=Z8(H)23047t-0| &1 2023-04-03 1Y 260,000 AAA
osiy 2024-04-03 | 7| 2% (EhH2308E244A-03 2023-08-03 8m 200,000 AAA
2024-04-04 |St=+E2AF8(H)2304Lt-0| &1 2023-04-04 1Y 160,000 AAA
2024-04-05 |St=+=2A=82310LF-21-183 2023-10-05 6m 120,000 AAA
2024-04-05 | 7| Y-2%(TH23108H183A-05 2023-10-05 6m 220,000 AAA
2024-04-05 | 7| Y-2%(TH2309E213A-05 2023-09-05 7m 200,000 AAA
2024-04-06 |=YZ S H2E)2023-040[1Y-A 2023-04-06 1Y 160,000 AAA
2024-04-06 | 7| Y-2&(4)2304EH1A-06 2023-04-06 1Y 300,000 AAA
2024-04-06 | 4l5H28427-04-0]-1-A 2023-04-06 1Y 300,000 AAA
2024-04-06 | S2|2%27-04-0|(H)01-2-06 2023-04-06 1Y 120,000 AAA
2024-04-01 | SCHFHIEF1798-4 2019-04-05 4Y 11m 27d 10,000 AA+
2024-04-02 | HCHIHI|EH1798-5 2019-04-05 4Y 11m 28d 10,000 AA+
2024-04-03 |JB 2|74 I E456 2022-11-03 1Y 5m 20,000 AA-
2024-04-03 | 2Ol|O|X| s T E169-2 2021-09-03 2Y 7m 50,000 AA-
2024-04-03  |BNKZ{I|EF279-2 2022-05-03 1Y 11m 10,000 AA-
2024-04-03 | HCH7HI|EH1798-6 2019-04-05 4Y 11m 29d 10,000 AA+
2024-04-03 | TACHFHI|EF1799-2 2019-04-08 4Y 11m 26d 10,000 AA+
2024-04-03 | RO|7H=449-2 2021-12-03 2Y 4m 70,000 AA-
2024-04-04 | 4lH7FE2135-1 2022-04-04 2y 30,000 AA+
2024-04-04 | HCHIHI|EH1895-5 2021-10-07 2Y 5m 28d 40,000 AA+
2024-04-04 | S2|F NI E375-2 2019-04-04 5Y 10,000 AA-
2024-04-04 | SACHFHI|EH1798-7 2019-04-05 4Y 11m 30d 10,000 AA+
2024-04-04 |JB R2|7HI|E341-3 2017-04-04 7Y 20,000 AA-
2024-04-04 | $ACHFH I EH1799-3 2019-04-08 4Y 11m 27d 10,000 AA+
2024-04-05 | Al8t7tE1924-5 2017-04-06 6Y 11m 30d 10,000 AA+
2024-04-05 | R O|7HI|E300-2 2017-04-06 6Y 11m 30d 20,000 A+
7|EbZ | 2024-04-05 |HHCHFHI|EH1800-1 2019-04-11 4Y 11m 25d 10,000 AA+
S 2024-04-05 |HCH7HI|EH1798-1 2019-04-05 5Y 50,000 AA+
2024-04-05 | #CH7H I EH1798-8 2019-04-05 5Y 10,000 AA+
2024-04-05 | #CHIH I EH1799-4 2019-04-08 4Y 11m 28d 10,000 AA+
2024-04-05 |¥CHFFE=755-3 2019-04-05 5Y 10,000 AAO
2024-04-05 | A|O|H|7HI| E461-4 2020-10-07 3Y 5m 29d 10,000 AA-
2024-04-05 |HCHFHE=842-1 2022-04-07 1Y 11m 29d 10,000 AAO
2024-04-05 | A|O|H|FH | Er471-2 2021-05-06 2Y 10m 30d 50,000 AA-
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2024-04-05 |#CH7H I EH1895-6 2021-10-07 2Y 5m 29d 70,000 AA+
2024-04-05 |¥IHI|E292 2021-10-07 2Y 5m 29d 10,000 A-
2024-04-05 | OFO|H|#|O| 7] | E242-3 2021-09-07 2Y 6m 29d 70,000 AA-
2024-04-05 |2 O|7H=454-2 2022-04-07 1Y 11m 29d 40,000 AA-
2024-04-05 | #|0|H|7} | E469-3 2021-04-05 3y 80,000 AA-
2024-04-05 | AIBHFE2151-1 2022-10-07 1Y 5m 29d 20,000 AA+
2024-04-05 | &SR EE468-1(K]) 2022-10-07 1Y 5m 29d 10,000 AA-
2024-04-05 |0 2[=7Hm|E203-2 2022-04-07 1Y 11m 29d 10,000 A+
2024-04-05 |OfF-=27HL|EH184-2 2023-02-07 1Y 1m 29d 10,000 A0
2024-04-05 |®H7t=480-2 2023-01-06 1Y 2m 30d 50,000 AA-
2024-04-02 |REEZY9-1(=) 2021-04-02 3y 72,000 A0
2024-04-02 |tEEEYT60 2021-04-02 3y 90,000 AAA
2024-04-05 |SKOf|L{X|48-1 2021-04-06 2Y 11m 30d 170,000
SIAMKY | 2024-04-05 | A$HEH2104-3(X]) 2021-04-06 2Y 11m 30d 100,000 AAO
2024-04-05 |2 ZH8 2021-04-06 2Y 11m 30d 300,000 AA-
2024-04-05 |H2|E=F&X|F15-1 2022-10-07 1Y 5m 29d 150,000 AAO
2024-04-06 | &$33 2023-04-06 1Y 5,000 BB+
2024-03-31 |E[2EXNSHO[XtF1-27 2021-03-31 3y 4,000 AAA
2024-03-31  |Of|O|7H | & K| O| Xt-R-1-1 2023-10-31 5m 10,000 AAA
2024-03-31 |0l 2AC|E[1 2023-03-31 1Y 10,000
2024-03-31 |E[ZEMEMALKH-24 2022-03-31 2Y 10,000 AAA
2024-03-31 |E|[2EXEMTXH-19 2022-08-31 1Y 7m 5,000 AAA
2024-03-31 |E[2EXNTHALR1-7 2023-08-31 7m 5,000 AAA
2024-03-31 |E[2EXMZNEXH-10 2023-05-31 10m 10,000 AAA
2024-03-31 |E|2EXNEMSKH-22 2022-05-31 1Y 10m 5,000 AAA
2024-03-31 |E[EEMZNTAF1-8 2023-07-31 8m 5,000 AAA
2024-03-31 | 0f| 0|5} E1 2023-03-31 1Y 2,300
2024-03-31 |E|[2EXNZN2%H-12 2023-03-31 1Y 15,000 AAA
2024-03-31 |E[ZENETMAAH-14 2023-01-31 1Y 2m 5,000 AAA
ABS 2024-04-01 | O|L{ I A K| O] Kt5-1 2022-03-02 2Y 30d 20,900 AAA
2024-04-01 | O| L M| A K| YKt5-2 2022-03-02 2Y 30d 75,000 AAA
2024-04-01 | O| L M| A K| K}5-1 2022-03-02 2Y 30d 39,800 AAA
2024-04-01 | FL2X2%XH-4 2022-10-04 1Y 5m 28d 660 AAA
2024-04-01 | A 7|BEAE 12K -7 2017-04-28 6Y 11m 4d 4,000 AAA
2024-04-01 | O|L{ m| A K| O|Xt5-2 2022-03-02 2Y 30d 40,350 AAA
2024-04-02 | FEIFESAMBS2021-7(1-3)(Ah 2021-04-02 3y 220,000 AAA
2024-04-02 | AEIIO|EX|59%+21-26 2021-11-02 2Y 5m 10,000 AAA
2024-04-03 |HAEIO|EX|71X+21-5 2023-11-03 5m 10,000 AAA
2024-04-04 | AMBHHT 2K 2XH-4 2022-10-06 1Y 5m 29d 730 AAA
2024-04-04 |H|AEX|8XR1-16 2023-05-04 11m 10,000 AAA
2024-04-04 | #|O|H| R EX|ALXLR1-26 2021-03-04 3Y 1m 1,200 AAO
2024-04-05 |FEHFESAMBS2019-8(1-4)(Ah 2019-04-05 5Y 268,800 AAA
2024-04-06 ot IH O SN 2X}H-7 2023-03-06 1Y 1m 2,000 AAA

Xt : KISKHAE 7}
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2025-03-26 | B EH3A AAAS & CD1M+20bp

o 2| =74 o] &252-4

2026-03-27 |912€E CDEE[+64bp

2026-09-29

F4AL 2| =T R 2670 E

(SH9l - 70, o 9, 71ZF: 2024-03-25 ~ 2024-03-29)
E- - = Clpn =3t
1 3,000 KRW
3 700 KRW
3 200 KRW
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